The optimum control of a stochastic process such as the traffic-flow system and the damsystem has not been so much studied and many questions have been left unsolved. For the operation of the dam systems, it is necessary to determine the optimum quantity (i.e. the largest quantity without lack) of service water obtainable from a river. However this is not easy because the input flows into a dam are stochastic values due to seasonal and random variations.
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